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Step 1: $\tau_{t}^{0_{i}}$ . $i=1,2,$ $\ldots,$ $n,$ $j=i,i+1,$ $\ldots,$ $n$ .
Step 2: . $T_{1,1}^{k}=T_{1,1}^{0},$ $k=1,$ $\ldots,$ $n-1$
Step 3: $k=1,$ $\ldots,$ $n-1,j=n,n-1,$ $\ldots,$ $2$
$W=\mathrm{m}_{\dot{\mathrm{i}}}\mathrm{n}.(T_{1,i-1}^{k-1}+T_{ii}^{0}+\mu_{\mathrm{c}})1\iota$ . (3)
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$c_{i}(t_{i+1}|t_{i}, t:+2)$ $=$ $a(t:+1-t_{i})\lambda(t_{i+1})-\mu_{\mathrm{C}}\lambda(t_{i+1})$
$-a(1-\overline{F}(t_{i+2})/\overline{F}(t_{i+1}))$ . (6)
, $\overline{\phi}(\cdot)=1-\phi(\cdot)$ . , $\lambda(\cdot)=f(\cdot)/\overline{F}(\cdot)$ , $F(\cdot)$
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Algorithm 1
Step 1: $k:=0,$ $t_{N+1}:=T$ .
Step 2: $\mathrm{C}\mathrm{P}$ $\pi^{(k)}=\{t_{1}^{(k)}, \ldots, t_{N}^{(k)}\}$ $w_{i}^{(k)}:=0$ .
Step 8: $i=0,$ $\ldots,N-1$




. , $w_{N}=w_{N+1}=0$ .
Step 4: $\delta$ , $i=1,$ $\ldots,$ $N$ $|t_{i}^{(k)}-t_{1}^{(k+1)}.|<\delta$
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